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solved simultaneously and thus reduce the processing time for
the optimal control and filtering problems of weakly coupled
linear systems.
Appendix: Invertibility Proofs
































There exists ei>0 such that for every e < ei the required ma-
trices are invertible.
References
^okotovic, P., Perkins, W., Cruz, J., Jr., and Ans, D., "e-Cou-
pling for Near-Optimum Design of Large Scale Linear Systems,"
Proceedings of the IEEE, Vol. 116, No. 5, 1969, pp. 889-992.
2Delacour, J. D., Darwish, M., and Fantin, J., "Control Strategies
of Large-Scale Power Systems," International Journal of Control,
Vol. 27, No. 5, 1978, pp. 753-767.
3Petkovski, D., and Rakic, M., "A Series Solution of Feedback
Gains for Output Constrained Regulators," International Journal of
Control, Vol. 29, No. 4, 1979, pp. 661-669.
4Mahmoud, M., "A Quantitative Comparison Between Two De-
centralized Control Approaches," International Journal of Control,
Vol. 28, No. 2, 1978, pp. 261-275.
5Sezar, M., and Siljak, D., "Nested e-Decomposition and Cluster-
ing of Complex Systems," Automatica, Vol. 22, No. 3, 1986, pp.
321-331.
6Ishimatsu, T., Mohri, A., and Takata, M., "Optimization of
Weakly Coupled Systems by a Two-Level Method," International
Journal of Control, Vol. 22, No. 6, 1975, pp. 877-882.
7Washburn, H. D., and Mendel, J., "Multistage Estimation of
Dynamical and Weakly Coupled Systems in Continuous-Time Linear
Systems," IEEE Transactions on Automatic Control, Vol. AC-25,
No. 2, 1980, pp. 71-76.
8Khalil, P., and Kokotovic, P., "Control Strategies for Decision
Makers Using Different Models of the Same System," IEEE Transac-
tions on Automatic Control, Vol. AC-23, No. 2, 1978, pp. 289-298.
9Mahmoud, M., "Order Reduction and Control of Discrete Sys-
tems," Proceedings of the IEEE, Vol. 129, No. 4, Pt. D., 1982, pp.
129-135.
10Petrovic, B., and Gajic, Z., "Recursive Solution of Linear-
Quadratic Nash Games for Weakly Interconnected Systems," Journal
of Optimization Theory and Applications, Vol. 56, No. 3, 1988, pp.
463-477.
HHarkara, N., Petkovski, D., and Gajic, Z., "The Recursive Al-
gorithm for Optimal Output Feedback Control Problem of Linear
Weakly Coupled Systems," International Journal of Control, Vol.
50, No. 1, 1989, pp. 1-11.
I2Gajic, Z., Petkovski, D., and Shen, X., Singularly Perturbed and
Weakly Coupled Linear Control Systems—A Recursive Approach,
Springer-Verlag, New York, 1990.
13Gajic, Z., and Shen, X., "Decoupling Transformation for
Weakly Coupled Linear Systems," International Journal of Control,
Vol. 50, No. 4, 1989, pp. 1515-1521.
14Shen, X., and Gajic, Z., "Near-Optimum Steady State Regula-
tors for Stochastic Linear Weakly Coupled Systems," Automatica,
Vol. 26, No. 5, 1990, pp. 919-923.
I5Shen, X., and Gajic, Z., "Optimal Reduced-Order Solution of
the Weakly Coupled Discrete Riccati Equation," IEEE Transactions
on Automatic Control, Vol. AC-35, No. 10, 1990, pp. 600-602.
16Kwakernaak, H., and Sivan, R., Linear Optimal Control Sys-
tems, Wiley-Interscience, New York, 1972.
17Ortega, J., and Rheinboldt, W., Iterative Solution of Nonlinear
Equations on Several Variables, Academic Press, New York, 1970.
18Ackerson, G., and Fu, K.-S., "On the State Estimation in Switch-
ing Environments," IEEE Transactions on Automatic Control, Vol.
AC-15, No. 1, 1970, pp. 10-17.
Small Gain Versus Positive Real
Modeling of Real Parameter
Uncertainty
Dennis S. Bernstein*
University of Michigan, Ann Arbor, Michigan 48109
Wassim M. Haddadt




Harris Corporation, Melbourne, Florida 32902
Introduction
T HE small gain theorem is one of the principal tools formodeling plant uncertainty. A standard representation1
of an uncertain plant under feedback is shown in Fig. 1. The
plant P and the compensator G are assumed to be known,
while the plant uncertainty A has been "pulled out" into a
fictitious feedback loop. In general, A may have a block-diag-
onal structure composed of scalar and/or matrix blocks. In
this Note, we assume A is composed of a single matrix block.
Figure 2 shows an equivalent representation with P denoting
the nominal closed-loop system. Note that r represents a ficti-
tious input that is used as a means of representing the nominal
closed loop in feedback with the uncertainty. From the small
gain theorem2 it follows that if P and A are stable bounded-
gain transfer functions such that IIAIIJIPII00< 1 for all uncer-
tainties A, then the closed-loop system is robustly stable.
Now suppose that the previous uncertainty model is used to
represent constant real parameter uncertainty. The inherent
conservatism of such a model can be demonstrated in two
different ways. From a time-domain point of view, it is shown
in Theorem 2.7 of Ref. 3 that the existence of an H^ norm
bound is equivalent to the existence of a quadratic Lyapunov
function that guarantees robust stability with respect to time-
varying parameter variations. It is well known from the classi-
cal analysis of Hill's equation (e.g., the Mathieu equation)
that time-varying parameter variations can destabilize a sys-
tem even when the parameter variations are confined to a
region in which constant variations are nondestabilizing.
From a frequency-domain point of view, the uncertainty
block A satisfying an //<» norm bound can represent an arbi-
trary linear time-invariant transfer function possessing arbi-
trary frequency-dependent phase characteristics. A constant
real parameter variation, however, at least in the scalar case,
can be viewed as a transfer function that possesses a constant
phase of 0 deg (if positive) or 180 deg (if negative). Thus, //„,
modeling of real parameter uncertainty permits much larger
Received Feb. 12, 1991; revision received May 17, 1991; accepted
for publication June 3, 1991. Copyright © 1991 by the American
Institute of Aeronautics and Astronautics, Inc. All rights reserved.
*Associate Professor, Department of Aerospace Engineering.
tAssistant Professor, Department of Mechanical and Aerospace
Engineering.
JSenior Principal Engineer, Government Aerospace Systems Divi-
J. GUIDANCE, VOL. 15, NO. 2: ENGINEERING NOTES 539
Fig. 1 Standard representation of an uncertain plant under feed-
back.
Fig. 2 Nominal closed-loop with feedback uncertainty.
phase variation than actually occurs in constant real parame-
ter variations.
In this Note, we investigate an alternative model for con-
stant real parameter uncertainty proposed in Ref . 4 and show
by example that this model can be significantly less conserva-
tive than the //a, small gain model. The basis for this approach
is the well-known fact that a loop consisting of a positive real
transfer function and a strictly positive real transfer function
is guaranteed to be stable.2 By applying this principle to Fig. 2
in the case that A and P are square, it follows that if
A(y co) + A*(yco) > 0, utIR , for all uncertainties A and if P is a
strictly positive real transfer function, then the system is ro-
bustly stable. From a frequency-domain point of view this
approach to robust stability may be less conservative for con-
stant real parameter uncertainty than a small-gain characteri-
zation since (at least in the scalar case) the phase of A is now
confined to be between -90 and +90 deg. This observation
thus reinforces the view that real parameter uncertainty can be
viewed as a special case of phase information.5
The example we consider in this Note involves a lightly
damped oscillator with uncertain stiffness. This example was
chosen to highlight inherent drawbacks of small-gain princi-
ples applied to the analysis of robust controllers for lightly
damped flexible structures. If, for this class of problems,
uncertainty in the stiffness operator, which may be relatively
large, is modeled as a small gain H^ block, then the arbitrary
phase characteristics of the uncertainty block can contribute
to a significant perturbation of the damping operator, which
may be relatively small. The following example is intended to
illustrate the ramifications of this point. Finally, no claim is
made as to the generality of this technique for reducing con-
servatism in robust analysis for arbitrary systems.
Spring-Mass Example
Consider the spring-mass system shown in Fig. 3 with con-
stant positive velocity feedback gain G and uncertain stiffness
K + A, where the uncertainty A is a real constant satisfying
l A l < 6. The closed-loop system
Mx(t) + Gx(t) + (K = 0, I A I < 6
can be represented by the nominal transfer function
1P =
Ms2 + Gs + K
(1)
(2)
with an uncertainty A in the feedback configuration as shown
in Fig. 2. Note that Eq. (1) can also be interpreted as a
spring-mass damper system where G represents viscous damp-
ing. However, our main goal is to demonstrate the relation-
ship between the feedback gain G and the parameter uncer-
tainty model. From Fig. 2 it follows that the perturbed
transfer function is given by
- = (1+PA)-'P =
1
(3)




where now A may denote a stable transfer function. A simple
calculation yields
IIP II oo = sup
1
(5)
where r A co/ojw denotes the frequency ratio, ojn A VA7M de-
notes the nominal undamped natural frequency, and f 4 G/
2\lMK denotes the nominal closed-loop damping ratio. Not-
ing that the maximum in Eq. (5) occurs at r - Vl - 2f2, it
follows that
IIP II 0 0 = "
1
(6)
It now follows from Eq. (4) that stability is guaranteed if
IIAII00<2^VT:T2 (7)
Since by assumption A satisfies HAlloo<6, the bound 6 must
satisfy
(8)
in order to enforce Eq. (7).
Using Eq. (8), we can assess for a given nominal closed-loop
damping ratio f the maximal allowable uncertainty level b/K
for which H^ analysis guarantees robust stability of the uncer-
tain closed-loop system with II AIL < 6. This result is shown in
Fig. 4. Note that under lightly damped conditions, for exam-
ple, f = 5%, //oo analysis allows 6 = AV10 stiffness uncertainty
for robust stability. In fact, the system is robustly stable for
5 = K (excluding A = -K).
Alternatively, using Eq. (8), we can obtain for a given
uncertainty level b/K the minimal closed-loop damping ratio f












Nominal closed-loop damping ratio <" = —p=-
Fig. 4 Stiffness uncertainty vs nominal closed-loop damping.
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(or gain G) required by //„ analysis for robust stability of the
uncertain closed-loop system with HAIL < 6. This follows
from Eq. (8) and is given by
(9)
It can be seen from Fig. 5 that as the uncertainty level d/K
increases, //« analysis requires a substantial increase in the
nominal closed-loop damping ratio (and thus gain G) to guar-
antee robust stability.
To illustrate the ramifications of this result, we can deter-
mine the minimal damping ratio f of the nominal closed-loop
system actually required to guarantee a worst-case closed-loop
damping ratio 60 with A assumed to be a constant real pertur-
bation satisfying l A l < d. To do this, rewrite Eq. (1) as
x(t) = 0
where the actual closed-loop damping ratio
frequency u>na satisfy
\j <% J\. "4~ ^*




which imply that the actual closed-loop system damping ratio
fa is given by
G
Requiring fa > f0 for all I A I < 6, it follows from Eq. (12) with
A = 6 (worst-case damping) that
: ftVl + (d/K) (13)
The lower bound in Eq. (13) is plotted in Fig. 5 for two typical
cases of ft corresponding to 5 and 10%. Comparing these
curves with the small gain result clearly shows the conser-
vatism of Hm theory for constant real parameter uncertainty.
Positive Real Parameter Uncertainty Model
In this section we consider an alternative uncertainty model
for the uncertainty A. For this model we shift the nominal
value of AT so that K is positive but arbitrarily close to zero and
let the real constant perturbation of K be denoted by A where
now 0 < A < oo. Again Fig. 2 can be used to represent this
situation. Now, however, we replace A by A/s and P by sP in
Fig. 2. Next note that the effective uncertainty block A/5 is
positive real since A//CO + A/(-y'co) = 0, w€lR, and, further-













0.2 0.3 0.4 0.5 0.6 0.7
< 5 / K
Hence by the positivity theorem2 the system is robustly stable
for all A6 [0, oo). Consequently, the closed-loop system is
guaranteed to be unconditionally stable for all constant posi-
tive velocity feedback gains G. Thus the positive real uncer-
tainty model is, for this example, nonconservative with respect
to constant real parameter uncertainty.
Conclusion
We have shown by means of a lightly damped oscillator
example with uncertain stiffness that small gain modeling of
constant real parameter uncertainty can be extremely conser-
vative. An alternative uncertainty modeling approach involv-
ing positive real transfer functions and the positivity theorem
was shown to be significantly less conservative.
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Introduction
T HE dynamics of flexible space structures (FSS) are gener-ally quite poorly known before launch. In particular,
most preflight dynamic analysis and controller design for
these vehicles is based on approximate finite-dimensional
models obtained by finite element methods. However, flexible
structures are distributed parameter systems, and so are essen-
tially infinite dimensional. Two implications of this are that
the choice of dimension for an approximate finite element
model of an FSS is somewhat arbitrary, and that only the
lower-frequency approximate modes will tend to be accurate
estimates for the corresponding true values.
Recently, it has been shown1 that the transmission zeros2 of
any finite-dimensional model for a flexible structure with
Fig. 5 Nominal closed-loop damping vs stiffness uncertainty.
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